The paper deals with construction of exact confidence intervals for the variance component σ and σ 2 in mixed linear models for the family of normal distributions
and σ 2 in mixed linear models for the family of normal distributions N t (0, σ 2 1 W + σ 2 I t ). This problem essentially depends on algebraic structure of the covariance matrix W (see Michalski, 1994, Michalski and Zmyślony, 1996) . In the paper we give two classes of bayesian interval estimators depending on a prior distribution on (σ In the paper an idea of construction of confidence intervals using generalized p-values is also presented (Tsui and Weerahandi, 1989, Zhou and Mathew, 1994 
